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"Stochastic Tools in Mathematics and Science" covers basic stochastic tools used in physics, chemistry,
engineering and the life sciences. The topics covered include conditional expectations, stochastic processes,
Brownian motion and its relation to partial differential equations, Langevin equations, the Liouville and
Fokker-Planck equations, as well as Markov chain Monte Carlo algorithms, renormalization, basic statistical
mechanics, and generalized Langevin equations and the Mori-Zwanzig formalism. The applications include
sampling algorithms, data assimilation, prediction from partial data, spectral analysis, and turbulence. The
book is based on lecture notes from a class that has attracted graduate and advanced undergraduate students
from mathematics and from many other science departments at the University of California, Berkeley. Each
chapter is followed by exercises. The book will be useful for scientists and engineers working in a wide
range of fields and applications. For this new edition the material has been thoroughly reorganized and
updated, and new sections on scaling, sampling, filtering and data assimilation, based on recent research,
have been added. There are additional figures and exercises. Review of earlier edition: "This is an excellent
concise textbook which can be used for self-study by graduate and advanced undergraduate students and as a
recommended textbook for an introductory course on probabilistic tools in science." Mathematical Reviews,
2006
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From reader reviews:

Glen Thomas:

Have you spare time for just a day? What do you do when you have a lot more or little spare time? Yeah,
you can choose the suitable activity regarding spend your time. Any person spent their particular spare time
to take a walk, shopping, or went to the actual Mall. How about open or perhaps read a book called
Stochastic Tools in Mathematics and Science (Texts in Applied Mathematics)? Maybe it is to become best
activity for you. You know beside you can spend your time along with your favorite's book, you can more
intelligent than before. Do you agree with it has the opinion or you have other opinion?

Jodi Harper:

As people who live in the modest era should be up-date about what going on or information even knowledge
to make these individuals keep up with the era that is always change and move forward. Some of you maybe
can update themselves by studying books. It is a good choice in your case but the problems coming to you
actually is you don't know which you should start with. This Stochastic Tools in Mathematics and Science
(Texts in Applied Mathematics) is our recommendation to make you keep up with the world. Why, as this
book serves what you want and wish in this era.

Ellen Scherer:

Nowadays reading books are more than want or need but also be a life style. This reading routine give you
lot of advantages. The huge benefits you got of course the knowledge the rest of the information inside the
book which improve your knowledge and information. The information you get based on what kind of guide
you read, if you want attract knowledge just go with education books but if you want feel happy read one
together with theme for entertaining for instance comic or novel. Often the Stochastic Tools in Mathematics
and Science (Texts in Applied Mathematics) is kind of e-book which is giving the reader erratic experience.

Nelson McNamee:

Don't be worry in case you are afraid that this book will filled the space in your house, you may have it in e-
book way, more simple and reachable. This kind of Stochastic Tools in Mathematics and Science (Texts in
Applied Mathematics) can give you a lot of pals because by you investigating this one book you have point
that they don't and make an individual more like an interesting person. This book can be one of one step for
you to get success. This e-book offer you information that perhaps your friend doesn't realize, by knowing
more than different make you to be great individuals. So , why hesitate? We need to have Stochastic Tools in
Mathematics and Science (Texts in Applied Mathematics).
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